JOURNAL OF 


ECONOMICS 


Journal of Financial Economics 49 (1998) 413 


Index 

Barberis, Nicholas, Andrei Shleifer and Robert Vishny, A model of investor sentiment 307 
Barclay, Michael J., Neil D. Pearson and Michael S. Weisbach, Open-end mutual funds and 

capital-gains taxes 1 
Brennan, Michael J., Tarun Chordia and Avanidhar Subrahmanyam, Alternative factor 

specifications, security characteristics, and the cross-section of expected stock returns 345 
Chordia, Tarun, see Michael J. Brennan 345 
De Santis, Giorgio and Bruno Gérard, How big is the premium for currency risk 375 
Fama, Eugene F., Market efficiency, long-term returns, and behavioral finance 283 
Fleming, Jeff, Chris Kirby and Barbara Ostdiek, Information and volatility linkages in the 

stock, bond, and money remarks 111 
Gerard, Bruno, see Giorgio De Santis 375 
Kirby, Chris, see Jeff Fleming 111 
Lie, Erik and John J. McConnell, Earnings signals in fixed-price and Dutch auction 

self-tender offers 161 
McConnell, John J., see Erik Lie 161 
Mello, Antonio S. and John E. Parsons, Going public and the ownership structure of the firm 79 
Nohel, Tom and Vefa Tarhan, Share repurchases and firm performance: new evidence on the 

agency costs of free cash flow 187 
Ostdiek, Barbara, see Jeff Fleming 111 
Parsons, John E., see Antonio S. Mello 79 
Pearson, Neil D., see Michael H. Barclay | 
Pontiff, Jeffrey and Lawrence D. Schall, Book-to-market ratios as predictors of market 

returns 141 
Rau, P. Raghavendra and Theo Vermaelen, Glamour, value and the post-acquisition perfor- 

mance of acquiring firms 223 
Schall, Lawrence D., see Jeffrey Pontiff 141 
Shleifer, Andrei, see Nicholas Barberis 307 
Slovin, Myron B. and Marie E. Sushka, The economics of parent-subsidiary mergers: an 

empirical analysis 255 
Stoughton, Neal M. and Josef Zechner, [PO-mechanisms, monitoring and ownership struc- 

ture 45 
Subrahmanyam, Avanidhar, see Michael J. Brennan 345 
Sushka, Marie E., see Myron B. Slovin 255 
Tarhan, Vefa, see Tom Nohel 187 
Vermaelen, Theo, see P. Raghavendra Rau 223 
Vishny, Robert, see Nicholas Barberis 307 
Weisbach, Michael S., see Michael H. Barclay 1 
Zechner, Josef, see Neal M. Stoughton 45 


0304-405X/98/$19.00 © 1998 Elsevier Science S.A. All rights reserved 


